Syndicated Lines of Credit Portfolio of Domestic Entities: Undrawn Credit (1)

Billions of dollars; levels, not seasonally adjusted

2013 2014 2015 2016 2017 2018 2018 2019
Ql Q2 Q3 Q4 Ql
Depository institutions (2)
1 Total credit amount outstanding (3,4) 991.1  1079.6  1132.8 1162.2 13352 14622 1389.9 1407.0 1442.1 1462.2 14554 1
2 With missing default risk 8.5 7.1 6.4 10.1 83.2 135.4 125.6 133.0 144.7 135.4 134.8 2
3 With no default risk 22.1 17.3 14.3 25.2 357 43.9 524 63.1 29.5 43.9 36.6 3
4 With default risk between 0 percent and less than 0.5 percent 743.6 808.3 853.6 813.3 885.3 938.0 890.1 886.0 950.9 938.0 966.6 4
5 With default risk between 0.5 percent and less than 1 percent 104.0 113.4 108.4 118.2 131.5 141.1 129.1 132.4 140.8 141.1 139.8 5
6 With default risk between 1 percent and less than 2.5 percent 66.8 71.6 76.1 93.9 774 1223 81.7 86.8 94.8 1223 109.5 6
7 With default risk between 2.5 percent and less than 5 percent 223 28.6 28.5 329 57.7 395 56.2 50.1 46.2 395 357 7
8 With default risk between 5 percent and less than 10 percent 14.8 19.6 20.3 29.3 235 21.5 19.0 17.6 15.9 21.5 16.8 8
9 With default risk between 10 percent and less than 25 percent 72 10.8 18.7 235 20.1 153 18.1 14.5 15.1 153 10.8 9
10 With default risk between 25 percent and less than 100 percent 1.0 12 1.1 0.4 1.0 23 1.1 0.7 0.7 23 1.0 10
11 In default 0.7 1.7 54 15.5 19.7 3.1 16.5 22.7 35 3.1 38 11
Other financial institutions
12 Total credit amount outstanding (3,5) 428.5 458.0 581.8 551.3 623.8 696.1 704.2 698.6 701.2 696.1 703.2 12
13 With missing default risk 4.1 4.1 29 53 48.5 97.4 101.8 106.5 119.2 97.4 98.8 13
14 With no default risk 13.0 12.6 10.7 13.2 193 25.0 38.0 399 20.9 25.0 16.5 14
15 With default risk between 0 percent and less than 0.5 percent 328.8 340.1 4447 386.3 413.3 413.6 417.0 406.0 413.5 413.6 447.5 15
16 With default risk between 0.5 percent and less than 1 percent 25.8 32.6 38.7 41.0 43.5 46.8 442 44.1 51.6 46.8 45.8 16
17 With default risk between 1 percent and less than 2.5 percent 28.2 30.8 383 44.0 304 58.4 36.0 41.6 42.9 58.4 45.4 17
18 With default risk between 2.5 percent and less than 5 percent 13.7 19.0 21.2 20.9 334 29.7 337 27.7 29.5 29.7 27.6 18
19 With default risk between 5 percent and less than 10 percent 10.9 13.9 12.7 20.3 16.1 14.4 14.2 14.9 12.6 14.4 124 19
20 With default risk between 10 percent and less than 25 percent 29 3.7 10.2 15.1 11.7 8.0 10.8 79 8.1 8.0 6.6 20
21 With default risk between 25 percent and less than 100 percent 0.5 0.3 0.7 0.2 1.0 0.7 1.0 0.5 0.5 0.7 0.7 21
22 In default 0.6 0.9 1.8 49 6.7 2.1 7.7 9.5 2.5 2.1 2.0 22

(1) Default risk is the two-year through-the-cycle probability of default provided by the reporting financial institution.
(2) Includes bank holding companies, financial holding companies, national banks, nonmember banks, state member banks, federal savings banks, state savings banks, credit unions,

and savings and loan associations.

(3) Undrawn commitment amount of revolving lines of credit.
(4) From 2009Q4 to 2016Q4, the data contain only the loans reported by 18 expanded reporters that filed on the quarterly frequency. From 2017Q1 on, all reporters file on a quarterly

frequency. For comparison, total outstanding credit reported by expanded filers was $1,203 billion and total outstanding credit reported by all filers was $1,298 billion.

(5) From 2009Q4 to 2016Q4, the data contain only the loans reported by 18 expanded reporters that filed on the quarterly frequency. From 2017Q1 on, all reporters file on a quarterly

frequency. For comparison, total outstanding credit reported by expanded filers was $561 billion and total outstanding credit reported by all filers was $607 billion.



